In recent years, various computational and nonprobabilistic forecasting methods have been proposed in the literature. Since probabilistic forecasting methods have strict assumptions and probability is not a unique solution for every kind of uncertainty, contemporary forecasting methods have become popular. Contemporary forecasting methods are fuzzy theory based methods, computational methods like artificial neural networks, and hybrid methods which are different combination of probabilistic, fuzzy, and computational methods. These methods can also be called intelligent forecasting methods. Aim of this special issue was creating a reference work for intelligent forecasting methods. Brief information about the published studies can be found below.
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P. Göktaş and C. Dişbudak from Turkey in "Modelling Inflation Uncertainty with Structural Breaks Case of Turkey (1994-2013)" employed both symmetric and asymmetric GARCH-type models to determine the best representative of the inflation uncertainty. The structural breaks and stationary situation were identified for Turkish inflation series and EGARCH (1,1) model was used in the determination of inflation uncertainty. According to results of econometrical applications, some economic comments were put forward for the real world economic events of Turkish economy. proposed an intelligent hybrid model for short-term wind speed prediction. The proposed hybrid models were used to forecast short-term wind speeds collected from four wind turbines located on a wind farm in China and the intelligent hybrid models outperform some other methods in the literature.
A. Shabri and R. Samsudin from Malaysia in "Fishery Landing Forecasting Using Wavelet-Based Autoregressive Integrated Moving Average Models" proposed an ensemble approach based on ARIMA model and wavelet transform. The proposed model was found to provide more accurate fishery landing series forecasts than the individual ARIMA model.
The authors contributed to the time series literature with high quality papers. The special issue is very useful for forecast researchers. Different forecasting approaches were introduced in the special issue. Specifically, new hybrid and combined approaches were proposed in these papers. The special issue can be a good guide for potential probabilistic, nonprobabilistic, and hybrid forecasting approaches for forecast researchers in this area.
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